This work emerges as an interesting application in Risk and Insurance Mathematics. Here we examined the following problem: Suppose that we have a model S = H ∑ h=1 S h with at least two risk sources (H > 1), where each S h is a random sum that occurs with possibly different frequencies but with equally distributed individual losses. Furthermore, suppose that only the total loss S and the frequency of events are observed. Here we combine a procedure to disentangle the frequency of each of the sources with a decompounding methodology to recover the individual loss density from the aggregate data.
